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Account: 3014143700  Base: UNKNOWN   NAV Value: 157,582,124.33

Currency: USD     Rate: 1.0000
02665WBM2 AMERICAN HONDA FINANCE CORP CALLABLE MEDIUM TERM NOTE FIXED 2% 14/FEB/2020 USD 10001,030,000.00 1,030,263.00 100.0040 1,030,041.20 1,030,263.00 1,030,041.20 9,572.64 (221.80) 1,039,613.84 0.66%

037833CS7 APPLE INC CALLABLE NOTES FIXED 1.8% 11/MAY/2020 USD 1000830,000.00 828,995.70 100.0517 830,429.23 828,995.70 830,429.23 3,365.60 1,433.53 833,794.83 0.53%

037833AW0 APPLE INC NOTES VARIABLE 07/FEB/2020 USD 1000 490,000.00 490,289.10 100.0033 490,016.37 490,289.10 490,016.37 2,459.75 (272.73) 492,476.12 0.31%

037833CL2 APPLE INC NOTES VARIABLE 07/FEB/2020 USD 1000 936,000.00 937,591.20 100.0040 936,037.76 937,591.20 936,037.76 4,681.07 (1,553.44) 940,718.83 0.60%

06406HCZ0 BANK OF NEW YORK MELLON CORP/THE CALLABLE MEDIUM TERM NOTE FIXED 2.15% 24/FEB/2020 USD 1000315,000.00 315,030.56 100.0000 315,000.00 315,030.56 315,000.00 2,967.30 (30.56) 317,967.30 0.20%

064159JX5 BANK OF NOVA SCOTIA/THE NOTES FIXED 2.15% 14/JUL/2020 USD 10001,002,000.00 1,003,825.08 100.1884 1,003,887.41 1,003,825.08 1,003,887.41 1,075.27 62.33 1,004,962.68 0.64%

084664BZ3 BERKSHIRE HATHAWAY FINANCE CORP CALLABLE NOTES FIXED 2.9% 15/OCT/2020 USD 1000460,000.00 463,930.60 100.7897 463,632.64 463,930.60 463,632.64 3,962.92 (297.96) 467,595.56 0.30%

084664BQ3 BERKSHIRE HATHAWAY FINANCE CORP CALLABLE NOTES FIXED 4.25% 15/JAN/2021 USD 10003,250,000.00 3,330,210.00 102.4624 3,330,026.80 3,330,210.00 3,330,026.80 6,474.60 (183.20) 3,336,501.40 2.12%

136069VX6 CANADIAN IMPERIAL BANK OF COMMERCE NOTES FIXED 2.1% 05/OCT/2020 USD 1000255,000.00 255,645.15 100.2528 255,644.57 255,645.15 255,644.57 1,739.72 (0.58) 257,384.29 0.16%

166764BP4 CHEVRON CORP CALLABLE NOTES FIXED 1.991% 03/MAR/2020 USD 10001,925,000.00 1,920,957.50 100.0188 1,925,362.69 1,920,957.50 1,925,362.69 15,899.28 4,405.19 1,941,261.97 1.23%

17325FAN8 CITIBANK NA CALLABLE NOTES FIXED 3.05% 01/MAY/2020 USD 10002,416,000.00 2,427,398.32 100.2162 2,421,223.68 2,427,398.32 2,421,223.68 18,629.87 (6,174.64) 2,439,853.55 1.55%

20271RAK6 COMMONWEALTH BANK OF AUSTRALIA/NEW YORK NY MEDIUM TERM NOTE FIXED 2.3% 12/MAR/2020 USD 10003,450,000.00 3,454,095.20 100.0624 3,452,152.90 3,454,095.20 3,452,152.90 30,952.09 (1,942.30) 3,483,104.99 2.21%

30231GAG7 EXXON MOBIL CORP CALLABLE BOND FIXED 1.912% 06/MAR/2020 USD 1000615,000.00 613,234.10 99.9951 614,969.57 613,234.10 614,969.57 4,781.05 1,735.47 619,750.62 0.39%

3133EHF57 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND FIXED 1.68% 13/OCT/2020 USD 10003,000,000.00 2,999,037.00 100.1075 3,003,224.76 2,999,037.00 3,003,224.76 15,285.25 4,187.76 3,018,510.01 1.92%

3133EJDG1 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 21/FEB/2023 USD 10003,000,000.00 2,981,550.00 99.5503 2,986,509.90 2,981,550.00 2,986,509.90 1,580.68 4,959.90 2,988,090.58 1.90%

3133EGQP3 FEDERAL FARM CREDIT BANKS FUNDING CORP CALLABLE BOND FIXED 1.44% 16/AUG/2021 USD 10001,500,000.00 1,475,925.00 99.9070 1,498,605.42 1,475,925.00 1,498,605.42 9,919.57 22,680.42 1,508,524.99 0.96%

3133EGSH9 FEDERAL FARM CREDIT BANKS FUNDING CORP CALLABLE BOND FIXED 1.46% 01/SEP/2021 USD 1000500,000.00 499,335.00 100.0000 500,000.05 499,335.00 500,000.05 3,061.95 665.05 503,062.00 0.32%

3133EGRW7 FEDERAL FARM CREDIT BANKS FUNDING CORP CALLABLE BOND FIXED 1.67% 23/AUG/2022 USD 1000200,000.00 192,894.00 100.0000 199,999.93 192,894.00 199,999.93 1,470.33 7,105.93 201,470.26 0.13%

3133EKG42 FEDERAL FARM CREDIT BANKS FUNDING CORP CALLABLE BOND FIXED 1.92% 28/AUG/2023 USD 10002,000,000.00 1,995,000.00 100.1638 2,003,275.74 1,995,000.00 2,003,275.74 16,370.83 8,275.74 2,019,646.57 1.28%

3133EKPP5 FEDERAL FARM CREDIT BANKS FUNDING CORP CALLABLE BOND FIXED 2.52% 05/JUN/2024 USD 10002,000,000.00 2,001,000.00 100.2523 2,005,046.10 2,001,000.00 2,005,046.10 7,986.89 4,046.10 2,013,032.99 1.28%

3130A66T9 FEDERAL HOME LOAN BANKS BOND FIXED 1.625% 11/SEP/2020 USD 50003,000,000.00 3,005,640.00 100.0607 3,001,821.03 3,005,640.00 3,001,821.03 19,151.79 (3,818.97) 3,020,972.82 1.92%

313378J77 FEDERAL HOME LOAN BANKS BOND FIXED 1.875% 13/MAR/2020 USD 50001,435,000.00 1,421,152.25 100.0311 1,435,446.06 1,421,152.25 1,435,446.06 10,422.48 14,293.81 1,445,868.54 0.92%

3130A0F70 FEDERAL HOME LOAN BANKS BOND FIXED 3.375% 08/DEC/2023 USD 50001,000,000.00 1,032,350.00 107.5004 1,075,004.26 1,032,350.00 1,075,004.26 5,071.72 42,654.26 1,080,075.98 0.69%

3130ACN83 FEDERAL HOME LOAN BANKS CALLABLE BOND FIXED 1.7% 15/MAY/2020 USD 50005,000,000.00 4,974,000.00 100.0420 5,002,102.00 4,974,000.00 5,002,102.00 18,214.29 28,102.00 5,020,316.29 3.19%

3130AAWP9 FEDERAL HOME LOAN BANKS CALLABLE BOND FIXED 1.875% 29/SEP/2020 USD 5000250,000.00 250,145.00 100.2115 250,528.81 250,145.00 250,528.81 1,609.72 383.81 252,138.53 0.16%

3130A9T27 FEDERAL HOME LOAN BANKS CALLABLE BOND FIXED 1.89% 26/OCT/2023 USD 5000100,000.00 97,250.00 100.0023 100,002.25 97,250.00 100,002.25 506.07 2,752.25 100,508.32 0.06%

3130AHXJ7 FEDERAL HOME LOAN BANKS CALLABLE BOND FIXED 1.92% 21/JAN/2025 USD 50002,000,000.00 2,000,000.00 100.1583 2,003,166.04 2,000,000.00 2,003,166.04 1,160.44 3,166.04 2,004,326.48 1.27%

3130AHV91 FEDERAL HOME LOAN BANKS CALLABLE BOND FIXED 1.93% 21/JAN/2025 USD 5000155,000.00 154,690.00 100.1358 155,210.52 154,690.00 155,210.52 90.57 520.52 155,301.09 0.10%

3130AHBF9 FEDERAL HOME LOAN BANKS CALLABLE BOND FIXED 2% 17/OCT/2024 USD 50001,000,000.00 999,500.00 100.0386 1,000,386.41 999,500.00 1,000,386.41 5,846.99 886.41 1,006,233.40 0.64%

3130AHWB5 FEDERAL HOME LOAN BANKS CALLABLE BOND FIXED 2% 21/JAN/2025 USD 50001,500,000.00 1,500,600.00 100.1005 1,501,507.50 1,500,600.00 1,501,507.50 914.73 907.50 1,502,422.23 0.95%

3130A85C3 FEDERAL HOME LOAN BANKS CALLABLE BOND FIXED 2% 25/MAY/2023 USD 50001,000,000.00 1,000,000.00 100.0014 1,000,014.16 1,000,000.00 1,000,014.16 3,717.74 14.16 1,003,731.90 0.64%

3130AFYT8 FEDERAL HOME LOAN BANKS CALLABLE BOND FIXED 2.88% 06/MAR/2024 USD 50001,000,000.00 999,700.00 100.0980 1,000,979.93 999,700.00 1,000,979.93 11,709.89 1,279.93 1,012,689.82 0.64%

3130AEX54 FEDERAL HOME LOAN BANKS CALLABLE BOND FIXED 3.15% 28/SEP/2023 USD 50001,000,000.00 1,000,000.00 101.0456 1,010,455.51 1,000,000.00 1,010,455.51 10,903.85 10,455.51 1,021,359.36 0.65%

3134GUV80 FEDERAL HOME LOAN MORTGAGE CORP CALLABLE MEDIUM TERM NOTE FIXED 1.75% 13/JAN/2025 USD 10002,610,000.00 2,605,382.50 100.4578 2,621,949.55 2,605,382.50 2,621,949.55 2,394.79 16,567.05 2,624,344.34 1.67%

3134GUX88 FEDERAL HOME LOAN MORTGAGE CORP CALLABLE MEDIUM TERM NOTE FIXED 1.75% 22/JAN/2024 USD 10001,750,000.00 1,749,562.50 100.2106 1,753,685.03 1,749,562.50 1,753,685.03 1,863.07 4,122.53 1,755,548.10 1.11%

3134GU4S6 FEDERAL HOME LOAN MORTGAGE CORP CALLABLE MEDIUM TERM NOTE FIXED 1.8% 21/APR/2023 USD 1000350,000.00 349,895.00 100.0792 350,277.31 349,895.00 350,277.31 190.93 382.31 350,468.24 0.22%

3134GUUS7 FEDERAL HOME LOAN MORTGAGE CORP CALLABLE MEDIUM TERM NOTE FIXED 1.875% 09/JUN/2023 USD 1000250,000.00 250,000.00 100.0257 250,064.31 250,000.00 250,064.31 689.71 64.31 250,754.02 0.16%

3134GU5T3 FEDERAL HOME LOAN MORTGAGE CORP CALLABLE MEDIUM TERM NOTE FIXED 1.875% 29/JAN/2025 USD 10001,195,000.00 1,194,820.75 100.1009 1,196,205.53 1,194,820.75 1,196,205.53 184.67 1,384.78 1,196,390.20 0.76%

3134GUT91 FEDERAL HOME LOAN MORTGAGE CORP CALLABLE MEDIUM TERM NOTE FIXED 1.9% 15/JAN/2025 USD 10002,000,000.00 2,000,000.00 100.1594 2,003,187.98 2,000,000.00 2,003,187.98 1,774.73 3,187.98 2,004,962.71 1.27%

3134GTUD3 FEDERAL HOME LOAN MORTGAGE CORP CALLABLE MEDIUM TERM NOTE FIXED 2.35% 25/JUN/2024 USD 10001,500,000.00 1,500,000.00 100.1678 1,502,516.40 1,500,000.00 1,502,516.40 3,659.84 2,516.40 1,506,176.24 0.96%

3134GS4W2 FEDERAL HOME LOAN MORTGAGE CORP CALLABLE MEDIUM TERM NOTE FIXED 2.9% 27/MAR/2024 USD 10001,000,000.00 1,000,000.00 100.1937 1,001,937.46 1,000,000.00 1,001,937.46 10,118.13 1,937.46 1,012,055.59 0.64%

3134GBX56 FEDERAL HOME LOAN MORTGAGE CORP CALLABLE NOTES FIXED 2.25% 24/NOV/2020 USD 10003,000,000.00 3,000,000.00 100.5294 3,015,881.19 3,000,000.00 3,015,881.19 12,795.33 15,881.19 3,028,676.52 1.92%

3137EAEK1 FEDERAL HOME LOAN MORTGAGE CORP MEDIUM TERM NOTE FIXED 1.875% 17/NOV/2020 USD 1000800,000.00 800,064.00 100.2857 802,285.85 800,064.00 802,285.85 3,131.87 2,221.85 805,417.72 0.51%

3137EAEL9 FEDERAL HOME LOAN MORTGAGE CORP NOTES FIXED 2.375% 16/FEB/2021 USD 10005,000,000.00 4,988,700.00 100.9228 5,046,141.45 4,988,700.00 5,046,141.45 54,534.65 57,441.45 5,100,676.10 3.24%

3136G3EC5 FEDERAL NATIONAL MORTGAGE ASSOCIATION CALLABLE NOTES FIXED 1.5% 30/SEP/2020 USD 1000400,000.00 397,305.00 99.9573 399,829.05 397,305.00 399,829.05 2,043.96 2,524.05 401,873.01 0.26%

3136G4UC5 FEDERAL NATIONAL MORTGAGE ASSOCIATION CALLABLE NOTES FIXED 1.7% 30/OCT/2023 USD 10001,000,000.00 999,850.00 100.0038 1,000,037.88 999,850.00 1,000,037.88 47.23 187.88 1,000,085.11 0.63%

3135G0UU5 FEDERAL NATIONAL MORTGAGE ASSOCIATION CALLABLE NOTES FIXED 1.75% 06/MAR/2020 USD 10003,000,000.00 3,012,960.00 100.0227 3,000,680.85 3,012,960.00 3,000,680.85 21,346.15 (12,279.15) 3,022,027.00 1.92%

3135G0T60 FEDERAL NATIONAL MORTGAGE ASSOCIATION NOTES FIXED 1.5% 30/JUL/2020 USD 10003,000,000.00 2,992,530.00 99.9339 2,998,015.65 2,992,530.00 2,998,015.65 247.25 5,485.65 2,998,262.90 1.90%

45905UQ80 INTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT CALLABLE MEDIUM TERM NOTE FIXED 1.95%2,200,000.00 2,204,070.00 100.1980 2,204,355.56 2,204,070.00 2,204,355.56 9,868.99 285.56 2,214,224.55 1.41%

478160CH5 JOHNSON & JOHNSON CALLABLE NOTES FIXED 1.95% 10/NOV/2020 USD 10001,600,000.00 1,601,408.00 100.2641 1,604,226.29 1,601,408.00 1,604,226.29 7,143.46 2,818.29 1,611,369.75 1.02%

58933YAS4 MERCK & CO INC CALLABLE NOTES FIXED 1.85% 10/FEB/2020 USD 10001,182,000.00 1,180,581.60 99.9985 1,181,981.77 1,180,581.60 1,181,981.77 10,398.97 1,400.17 1,192,380.74 0.76%

63254AAV0 NATIONAL AUSTRALIA BANK LTD/NEW YORK MEDIUM TERM NOTE FIXED 2.125% 22/MAY/2020 USD 10001,785,000.00 1,786,718.40 100.1326 1,787,366.77 1,786,718.40 1,787,366.77 7,395.11 648.37 1,794,761.88 1.14%

63254AAL2 NATIONAL AUSTRALIA BANK LTD/NEW YORK MEDIUM TERM NOTE FIXED 2.625% 23/JUL/2020 USD 1000250,000.00 251,072.50 100.4127 251,031.73 251,072.50 251,031.73 163.44 (40.77) 251,195.17 0.16%

718172BX6 PHILIP MORRIS INTERNATIONAL INC CALLABLE NOTES FIXED 2% 21/FEB/2020 USD 1000150,000.00 149,988.00 100.0080 150,012.00 149,988.00 150,012.00 1,338.46 24.00 151,350.46 0.10%

69353REP9 PNC BANK NA CALLABLE MEDIUM TERM NOTE FIXED 2.3% 01/JUN/2020 USD 1000250,000.00 250,320.00 100.1377 250,344.24 250,320.00 250,344.24 969.96 24.24 251,314.20 0.16%

69353RES3 PNC BANK NA CALLABLE MEDIUM TERM NOTE FIXED 2.6% 21/JUL/2020 USD 1000160,000.00 160,518.40 100.3219 160,515.07 160,518.40 160,515.07 126.84 (3.33) 160,641.91 0.10%

69353RFC7 PNC BANK NA CALLABLE NOTES FIXED 2% 19/MAY/2020 USD 10002,200,000.00 2,200,725.00 100.0564 2,201,240.10 2,200,725.00 2,201,240.10 8,960.40 515.10 2,210,200.50 1.40%

78012KC62 ROYAL BANK OF CANADA MEDIUM TERM NOTE FIXED 2.125% 02/MAR/2020 USD 1000565,000.00 562,397.40 100.0320 565,180.80 562,397.40 565,180.80 5,013.84 2,783.40 570,194.64 0.36%

78013GKN4 ROYAL BANK OF CANADA MEDIUM TERM NOTE FIXED 2.15% 26/OCT/2020 USD 10001,063,000.00 1,065,756.20 100.3232 1,066,435.32 1,065,756.20 1,066,435.32 6,092.54 679.12 1,072,527.86 0.68%

78012KJA6 ROYAL BANK OF CANADA MEDIUM TERM NOTE FIXED 2.35% 30/OCT/2020 USD 1000535,000.00 537,526.70 100.5193 537,777.99 537,526.70 537,777.99 3,215.20 251.29 540,993.19 0.34%

86960BAJ1 SVENSKA HANDELSBANKEN AB MEDIUM TERM NOTE FIXED 2.4% 01/OCT/2020 USD 1000400,000.00 401,489.50 100.4159 401,663.60 401,489.50 401,663.60 3,221.23 174.10 404,884.83 0.26%

88059ES62 TENNESSEE VALLEY AUTHORITY DISCOUNT NOTES ZERO CPN 15/JUN/2021 USD 1000455,000.00 439,516.35 97.7446 444,737.80 439,516.35 444,737.80 0.00 5,221.45 444,737.80 0.28%

89114QBC1 TORONTO-DOMINION BANK/THE MEDIUM TERM NOTE FIXED 2.5% 14/DEC/2020 USD 1000476,000.00 479,027.36 100.7016 479,339.68 479,027.36 479,339.68 1,581.66 312.32 480,921.34 0.31%

89114QC63 TORONTO-DOMINION BANK/THE MEDIUM TERM NOTE VARIABLE 17/SEP/2020 USD 1000250,000.00 250,369.50 100.1590 250,397.48 250,369.50 250,397.48 689.88 27.98 251,087.36 0.16%

07330NAS4 TRUIST BANK CALLABLE MEDIUM TERM NOTE VARIABLE 01/JUN/2020 USD 1000250,000.00 250,140.00 100.0483 250,120.75 250,140.00 250,120.75 915.74 (19.25) 251,036.49 0.16%

86787GAE2 TRUIST BANK MEDIUM TERM NOTE FIXED 5.4% 01/APR/2020 USD 10001,400,000.00 1,411,242.00 100.5248 1,407,347.56 1,411,242.00 1,407,347.56 25,348.24 (3,894.44) 1,432,695.80 0.91%

90261XHK1 UBS AG/STAMFORD CT MEDIUM TERM NOTE FIXED 2.35% 26/MAR/2020 USD 10002,410,000.00 2,413,454.20 100.0900 2,412,169.00 2,413,454.20 2,412,169.00 19,902.91 (1,285.20) 2,432,071.91 1.54%

912833LT5 UNITED STATES OF AMERICA BOND ZERO CPN 15/NOV/2024 USD 1001,000,000.00 914,530.00 93.5789 935,788.74 914,530.00 935,788.74 0.00 21,258.74 935,788.74 0.59%

90331HNG4 US BANK NA/CINCINNATI OH CALLABLE MEDIUM TERM NOTE FIXED 2.05% 23/OCT/2020 USD 1000300,000.00 300,525.00 100.2177 300,653.12 300,525.00 300,653.12 1,689.22 128.12 302,342.34 0.19%

90331HNU3 US BANK NA/CINCINNATI OH CALLABLE MEDIUM TERM NOTE FIXED 3.05% 24/JUL/2020 USD 10001,590,000.00 1,599,835.95 100.5129 1,598,155.67 1,599,835.95 1,598,155.67 1,065.82 (1,680.28) 1,599,221.49 1.01%

931142EG4 WALMART INC CALLABLE NOTES FIXED 2.85% 23/JUN/2020 USD 1000700,000.00 705,341.00 100.4753 703,327.09 705,341.00 703,327.09 2,180.33 (2,013.91) 705,507.42 0.45%

961214DJ9 WESTPAC BANKING CORP NOTES FIXED 2.15% 06/MAR/2020 USD 1000421,000.00 421,290.49 100.0410 421,172.61 421,290.49 421,172.61 3,678.80 (117.88) 424,851.41 0.27%

961214CP6 WESTPAC BANKING CORP NOTES FIXED 2.3% 26/MAY/2020 USD 10002,820,000.00 2,825,685.75 100.1954 2,825,511.46 2,825,685.75 2,825,511.46 11,932.46 (174.29) 2,837,443.92 1.80%

961214DX8 WESTPAC BANKING CORP NOTES FIXED 3.05% 15/MAY/2020 USD 1000450,000.00 452,218.50 100.3654 451,644.30 452,218.50 451,644.30 2,948.33 (574.20) 454,592.63 0.29%

FIXED INCOME Subtotal 99,308,051.31 99,586,903.19 99,308,051.31 99,586,903.19 502,421.08 278,851.88 100,089,324.27 63.52%

Detailed NAV
As at: 31 Jan 2020

GROUP BY CURRENCY   IDENTIFIER = S   CONSOLIDATED = NO
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00499KPA5 INVESCO TREASURY PORTFOLIO INST.SHARES FUND 193127,326.90 27,326.90 100.0000 27,326.90 27,326.90 27,326.90 332.41 0.00 27,659.31 0.02%

AAM9943P9 VIRGINIA TREASURY LGIP STIF 10,080,589.27 10,080,589.27 100.0000 10,080,589.27 10,080,589.27 10,080,589.27 10,360.63 0.00 10,090,949.90 6.40%

USD NET PAYABLES 0.00 0.0000 0.00 0.00 0.00 (239,713.41) 0.00 (239,713.41) -0.15%

CASH EQUIVALENTS Subtotal 10,107,916.17 10,107,916.17 10,107,916.17 10,107,916.17 (229,020.37) 0.00 9,878,895.80 6.27%

05971XQV6 BANCO DEL ESTA DE CHLE CERTIFICATE OF DEPOSIT FIXED DTD 08/NOV/2019 DUE 07/FEB/2020 1.91%950,000.00 950,000.00 100.0062 950,059.08 950,000.00 950,059.08 4,284.24 59.08 954,343.32 0.61%

06052TG95 BANK OF AMERICA N/A CERTIFICATE OF DEPOSIT FIXED DTD 04/NOV/2019 DUE 04/MAY/2020 1.85%2,000,000.00 2,000,000.00 100.0757 2,001,513.44 2,000,000.00 2,001,513.44 9,147.22 1,513.44 2,010,660.66 1.28%

06367BDQ9 BANK OF MONTREAL- CERTIFICATE OF DEPOSIT FIXED DTD 17/DEC/2019 DUE 17/MAR/2020 1.95%1,500,000.00 1,500,000.00 100.0389 1,500,583.37 1,500,000.00 1,500,583.37 3,737.50 583.37 1,504,320.87 0.95%

06417MBF1 BANK OF NOVA SCOTIA CERTIFICATE OF DEPOSIT FIXED DTD 03/SEP/2019 DUE 03/MAR/2020 2%1,800,000.00 1,799,999.00 100.0358 1,800,645.19 1,799,999.00 1,800,645.19 15,100.00 646.19 1,815,745.19 1.15%

06417G4T2 BANK OF NOVA SCOTIA/HOUSTON CERTIFICATE OF DEPOSIT VARIABLE 07/FEB/2020 USD 1000300,000.00 300,003.00 100.0011 300,003.38 300,003.00 300,003.38 1,378.51 0.38 301,381.89 0.19%

13607ECB3 CANADIAN IMPER. HLDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 12/SEP/2019 DUE 11/MAR/2020 2%2,000,000.00 1,979,888.89 99.8252 1,996,504.44 1,979,888.89 1,996,504.44 0.00 16,615.55 1,996,504.44 1.27%

13606C4V3 CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSIT FIXED DTD 27/DEC/2019 DUE 28/SEP/2020 1.87%1,500,000.00 1,500,000.00 100.1171 1,501,756.77 1,500,000.00 1,501,756.77 2,805.00 1,756.77 1,504,561.77 0.95%

21684L2Y7 COOPERATIEVE RABOBANK UA/NY CERTIFICATE OF DEPOSIT VARIABLE 21/FEB/2020 USD 10002,000,000.00 1,999,992.68 100.0064 2,000,128.86 1,999,992.68 2,000,128.86 7,698.51 136.18 2,007,827.37 1.27%

22535CJT9 CREDIT AGRICOLE CRP&IN CERTIFICATE OF DEPOSIT FIXED DTD 06/DEC/2019 DUE 06/MAR/2020 1.82%1,000,000.00 1,000,000.00 100.0180 1,000,179.95 1,000,000.00 1,000,179.95 2,881.67 179.95 1,003,061.62 0.64%

23341VDM0 DNB BANK ASA/NEW YORK CERTIFICATE OF DEPOSIT VARIABLE 10/FEB/2020 USD 10001,460,000.00 1,460,277.40 100.0054 1,460,079.09 1,460,277.40 1,460,079.09 6,966.27 (198.31) 1,467,045.36 0.93%

30215GD17 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 17/OCT/2019 DUE 01/APR/2020 1.9%3,000,000.00 2,983,570.00 99.7491 2,992,471.59 2,983,570.00 2,992,471.59 0.00 8,901.59 2,992,471.59 1.90%

313312WM8 FEDERAL FARM CREDIT DISCOUNT NOTES DISCOUNT NOTES ZERO CPN 06/MAY/2020 USD 1000312,000.00 307,517.25 99.5944 310,734.58 307,517.25 310,734.58 0.00 3,217.33 310,734.58 0.20%

313312S50 FEDERAL FARM CREDIT DISCOUNT NOTES DISCOUNT NOTES ZERO CPN 08/DEC/2020 USD 1000277,000.00 273,267.04 98.7125 273,433.63 273,267.04 273,433.63 0.00 166.59 273,433.63 0.17%

45685QB32 ING US FUNDING LLC COMMERCIAL PAPER ZERO CPN DTD 11/OCT/2019 DUE 03/FEB/20202,000,000.00 1,987,605.56 99.9861 1,999,722.50 1,987,605.56 1,999,722.50 0.00 12,116.94 1,999,722.50 1.27%

45685QBT5 ING US FUNDING LLC COMMERCIAL PAPER ZERO CPN DTD 21/AUG/2019 DUE 27/FEB/2020450,000.00 448,318.13 99.8805 449,462.36 448,318.13 449,462.36 0.00 1,144.23 449,462.36 0.29%

59157TES8 METLIFE SHORT TERM FDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 26/NOV/2019 DUE 26/MAY/2020 1.81%2,200,000.00 2,181,345.83 99.4677 2,188,289.16 2,181,345.83 2,188,289.16 0.00 6,943.33 2,188,289.16 1.39%

60710AJ78 MIZUHO BANK LTD CERTIFICATE OF DEPOSIT FIXED DTD 16/JAN/2020 DUE 16/APR/2020 1.74%1,000,000.00 1,000,000.00 100.0143 1,000,142.61 1,000,000.00 1,000,142.61 773.33 142.61 1,000,915.94 0.64%

55379WA22 MUFG BANK LTD NY BRAN CERTIFICATE OF DEPOSIT FIXED DTD 05/MAR/2019 DUE 25/FEB/2020 2.8%1,000,000.00 1,002,250.00 100.0805 1,000,805.17 1,002,250.00 1,000,805.17 25,900.00 (1,444.83) 1,026,705.17 0.65%

63763PGA1 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 06/JAN/2020 DUE 10/JUL/2020 1.8%2,000,000.00 1,982,988.33 99.2621 1,985,241.66 1,982,988.33 1,985,241.66 0.00 2,253.33 1,985,241.66 1.26%

65590ASN7 NORDEA BANK ABP/NEW YORK NY CERTIFICATE OF DEPOSIT FIXED 2.72% 20/FEB/2020 USD 1000725,000.00 726,633.20 100.0679 725,492.06 726,633.20 725,492.06 8,841.85 (1,141.14) 734,333.91 0.47%

65558TQK4 NORDEA BK ABP NY CERTIFICATE OF DEPOSIT FIXED DTD 20/NOV/2019 DUE 01/MAY/2020 1.82%1,700,000.00 1,700,000.00 100.0337 1,700,572.90 1,700,000.00 1,700,572.90 6,273.94 572.90 1,706,846.84 1.08%

67983TD86 OLD LINE FUNDING LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 09/OCT/2019 DUE 08/APR/2020 2.01%2,500,000.00 2,476,411.11 99.6931 2,492,326.40 2,476,411.11 2,492,326.40 0.00 15,915.29 2,492,326.40 1.58%

83050PGQ6 SKANDIN ENS BANKEN CERTIFICATE OF DEPOSIT FIXED DTD 20/NOV/2019 DUE 20/MAY/2020 1.88%2,400,000.00 2,400,000.00 100.0558 2,401,339.82 2,400,000.00 2,401,339.82 9,149.33 1,339.82 2,410,489.15 1.53%

86565BU58 SUMITOMO MTSU BKG CORP CERTIFICATE OF DEPOSIT FIXED DTD 07/OCT/2019 DUE 10/FEB/2020 2.01%1,000,000.00 1,000,034.10 100.0113 1,000,112.92 1,000,034.10 1,000,112.92 6,532.50 78.82 1,006,645.42 0.64%

86565BX71 SUMITOMO MTSU BKG CORP CERTIFICATE OF DEPOSIT FIXED DTD 22/OCT/2019 DUE 22/APR/2020 1.95%1,000,000.00 1,000,187.11 100.0626 1,000,626.04 1,000,187.11 1,000,626.04 5,525.00 438.93 1,006,151.04 0.64%

86958J4X4 SVENSKA HANDELSBANKEN/NEW YORK NY CERTIFICATE OF DEPOSIT VARIABLE 07/FEB/2020 USD 1000260,000.00 259,974.63 100.0011 260,002.93 259,974.63 260,002.93 1,194.71 28.30 261,197.64 0.17%

86959RDX5 SVENSKA HANDLSBNKN AB CERTIFICATE OF DEPOSIT FIXED DTD 06/DEC/2019 DUE 08/JUN/2020 1.82%1,000,000.00 1,000,000.00 100.0507 1,000,506.74 1,000,000.00 1,000,506.74 2,881.67 506.74 1,003,388.41 0.64%

86959RBX7 SVENSKA HANDLSBNKN AB CERTIFICATE OF DEPOSIT FIXED DTD 18/SEP/2019 DUE 16/MAR/2020 2.06%2,000,000.00 2,000,000.00 100.0514 2,001,028.82 2,000,000.00 2,001,028.82 15,564.44 1,028.82 2,016,593.26 1.28%

87019VZE0 SWEDBANK (SPARBANK) CERTIFICATE OF DEPOSIT FIXED DTD 25/OCT/2019 DUE 16/APR/2020 1.91%3,000,000.00 3,000,000.00 100.0597 3,001,789.95 3,000,000.00 3,001,789.95 15,757.50 1,789.95 3,017,547.45 1.91%

87019VZF7 SWEDBANK (SPARBANK) CERTIFICATE OF DEPOSIT FIXED DTD 30/OCT/2019 DUE 02/MAR/2020 1.92%425,000.00 424,920.53 100.0294 425,125.07 424,920.53 425,125.07 2,130.67 204.54 427,255.74 0.27%

89114NAG0 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 13/NOV/2019 DUE 13/NOV/2020 1.85%2,000,000.00 2,000,000.00 100.1505 2,003,010.42 2,000,000.00 2,003,010.42 8,222.22 3,010.42 2,011,232.64 1.28%

89114MYT8 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 21/MAR/2019 DUE 20/MAR/2020 2.61%1,700,000.00 1,705,576.00 100.1290 1,702,192.93 1,705,576.00 1,702,192.93 39,070.25 (3,383.07) 1,741,263.18 1.10%

89233GDP8 TOYOTA MOTOR CREDIT CORPORATE COMMERCIAL PAPER DISCOUNT DTD 27/SEP/2019 DUE 23/APR/2020 1.98%1,000,000.00 995,601.67 99.6177 996,177.39 995,601.67 996,177.39 0.00 575.72 996,177.39 0.63%

SHORT TERM INVESTMENTS Subtotal 47,346,361.46 47,422,061.22 47,346,361.46 47,422,061.22 201,816.33 75,699.76 47,623,877.55 30.22%

EXPENSE              00015 ADVISOR 0.00 0.00 0.0000 0.00 0.00 0.00 (9,973.29) 0.00 (9,973.29) -0.01%

MISCELLANEOUS Subtotal 0.00 0.00 0.00 0.00 (9,973.29) 0.00 (9,973.29) -0.01%

USD  Subtotal 156,762,328.94 157,116,880.58 156,762,328.94 157,116,880.58 465,243.75 354,551.64 157,582,124.33 100.00%

3014143700 Grand Total 156,762,328.94 157,116,880.58 465,243.75 354,551.64 157,582,124.33 100.00%
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